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San Bernardino County Pool Summary (as of 6/30/06)

Par Amortized Market Market % of  Yield to Maturity Weighted Modified

Security Type Value Cost Value Portfolio At Cost Avg. Maturity Duration
Bankers Acceptances 0.00 0.00 0.00 0.0%
Certificates of Deposit 638,550,000.00 638,559,668.45 636,403,480.59 19.1% 4.79% 165 0.44
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 382,000,000.00 381,433,747.52 381,377,639.88 11.4% 5.27% 11 0.03
Corporate Notes 0.00 0.00 0.00 0.0%
Federal Agencies 2,034,813,000.00 2,022,916,646.37 2,002,143,086.40 60.1% 4.16% 444 1.14
Money Market Funds 35,000,000.00 35,000,000.00 35,000,000.00 1.0% 4.98% 1 0.003
Municipal Debt 0.00 0.00 0.00 0.0%
Repurchase Agreements 100,000,000.00 100,000,000.00 100,001,450.00 3.0% 5.38% 3 0.008
U.S. Treasuries 185,000,000.00 184,115,632.85 180,287,900.63 5.4% 3.52% 505 1.29
Total Securities 3,375,363,000.00 3,362,025,695.19 3,335,213,557.50 100.0% 4.41% 326 0.84
Cash Balance 36,566,799.64 36,566,799.64 36,566,799.64
Total Investments 3,411,929,799.64 3,398,592,494.83 3,371,780,357.14

Accrued Interest
Total Portfolio

36,104,170.22

36,104,170.22

3,411,929,799.64

3,434,696,665.05

3,407,884,527.36

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations funds.
2. Statistics for the total portfolio include money market funds.
3. Market prices are derived from closing bid prices as of the last business day of the month as supplied by F.T. Interactive Data, Bloomberg or Telerate. Prices that fall between data points are interpolated.
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San Bernardino County Pool
Sector Distribution (as of 6/30/06)

Repurchase Agreements
3.0%

U.S. Treasuries
5.4% Certificates of Deposit
Money Market Funds 19.1%

1.0%

Commercial Paper

11.4%
Federal Agencies
60.1%
Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 636,403,480.59
Collateralized CD 0.00
Commercial Paper 381,377,639.88
Corporate Note 0.00
Federal Agencies 2,002,143,086.40
Money Market Funds 35,000,000.00
Municipal Debt 0.00
Repurchase Agreement 100,001,450.00
U.S. Treasuries 180,287,900.63
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San Bernardino County Pool
Credit Quality Distribution (as of 6/30/06)

A-1+
29.8%

A-1
6.0%

AAA
64.2%

Credit Rating

Market Value

A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)

AA (Long-Term)

994,949,574.52
199,532,558.05

2,140,731,424.93
0.00




WM"%'W

San Bernardino County Pool
Maturity Distribution (s of 6/30/06)

$700,000
601,669
$600,000 -

$500,000 -

391,107

$400,000 -
321,091

2
302,389 213,386

258,834

(in thousands)

$300,000 -

253,875
234,427

195,423

118,991

$200,000 -
132,762 139,175

126,948

$100,000 -

$0 -

ON 2-30 31-6061-90 91- 121- 181- 271- 361- 451- 541- 631- 721- 901- 1081+
120 180 270 360 450 540 630 720 900 1080

Maturity Range (in days)

* Maturity distribution assumes no securities are called
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San Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity

Month At Cost
June 2005 3.00%
July 2005 3.12%
August 2005 3.23%
September 2005 3.34%
October 2005 3.50%
November 2005 3.62%
December 2005 3.80%
January 2006 3.90%
February 2006 4.00%
March 2006 4.16%
April 2006 4.30%
May 2006 4.39%
June 2006 4.41%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool.
2. All historical yields restated to include money market funds.
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